A % R B —F 2 T
MFHIEFREEE

2017 4E28 4 2

=R G

2017 £ 12 A 31 H

HETHEN: BERRESEEFRAA
HEEFEEN: PEHIHRITROGERAF

wmEZXHHEHE: 2018

F£1H20H



FR RGBT R 2017 55 4 ZHRE

§1 BEERR

S o N 3 T B AT A 7 T VR R A B A 189 PR AR
I, S A RS L A MR 2 e b AR A S AL

&L N b B TR AT I AT IR A R A S 4 M, T 2018 45 1 A 19
FUSE R T AR R BT 258 S R IR AL A 2 2, (RE SR B AR A

FEREBRCE . 1R VMR IR B B KR .
B PR R U DL AE T Bl S 53 10 J5UUE BANIE 2 087, (EANERIE S

& FA

Ba i Al S AR AR R BB AR, $58 8 7 0 WS ain B
- 40 158 1 A i 4 B FE B2 U W A5

AAR A 0 55 BRLR G

AR WIE 2017 £ 10 A 1 Hil2%E 12 A 31 Hik.

§ 2 EE oL

AL ] 7 22 R B 38— 4 o8 JH T I 95

5L oy AR5 001847

S (N L RTF R

A RAEMH 2015 4E 11 A 3 H

T W AR & BB 380, 834, 811. 51 {5
RIEEGIEIBRZ A PRRFE P Is I LR 368 il XU f it

% Hbx b R R S AR, S O S R N TR
457 b 55 8 1 1 24 AR DA R A AR 4 R [l 4R
I 4 TE 5 08 SR b e iR U DA R 5 U T CHE 4 1 [ A
AU BT R B BRI S R AR R AR, RS S
RUFIm st . RESER TP R ZE T ERZ VB, 7 m

e SR IR R N 23 BT A B Sh 22 W8 55 1) B 245 BRI SR FH B BR UG FE 17

X TR R, FEANE . 28 B B R | PR R

5] A ) SR AT L4 S P SR R /NI L S5 R T SR
LRI TFR, MRS G5 2R 2R DA B A5 ] e U
AN A AR B AT U, AL B AR

NG E 3 [ 34 o N BRARAT A A7 1 — 4 2 A7 A R R 22 (B S ) +1. 2%

R 25 A IS NI S, XS AT 25 K TR T AR 22 A I 4
REMES, mTRmliniks.

A= UN E G 2 R RS HARA A

BEEFE AN Hh ] TR AR AT A A BR A

& o I L 1 3 & TR E%ﬁﬁ%ﬁgi%%ﬁmﬁ\E%ﬁ%%ﬁ#@%%ﬁmﬁ

w2m 12w




ARG B —F R PFHMH 2017 F 5 4 FERE

7 A

7 C

IEEE S EA R NE

001847

001848

e RN 8 7 A e
BB

371, 766, 376. 93 1

9, 068, 434. 58 1y

§ 3 EEMSIMIRMESHERI

3.1 EEM&HEH
A NRMT
FE % F8 bR WEH (200710 H1H — 20174 12 A 31 H )
[ 5 22 (R B — A8 P | [ 2 2 R B i — 4 i T TR ot
fiid A % C
L. A sk s 2,520, 947. 00 17, 262. 62
2. KWANE -47, 120. 09 -28, 322. 84
3. IIAY- 35 35 4 A A SR i -0. 0001 -0. 0012
4. WIREET A 385, 877, 932. 15 9, 333, 334. 37
5. WIRESMHIHE 1.038 1. 029

VE: A OB fR R e A IR B O BBt iias . AR O 2 e E AR S i e )
TOERAR IR B Y (AR, A A D9 A 300 2 se e s I _E A K 24 Fe (L A2 sh il
MnbE A LI N R ES RSN B A1 E R 2 F P AN VR 8 PN SN 0 N B -3

& T Fro sz

3.2 HEFERI

3.2.1 A E SO EE KR RS F L5 P8 AR fio s &R K LR

I 77 2 OR 25 J — 4 8 T TG A

- N | MR | WARHBIE | R | -
B kw0 | mrze | mraze | axmeze | O © | @9
TE=NH 0. 00% 0. 06% 0. 68% 0.01% -0. 68% 0. 05%
% R e TR

FEN | BRI | BRI | gt B
B kxo | mrze | mruze | axmsze | O O | @70
TE=ZANH | -0.10% 0. 05% 0. 68% 0.01% -0. 78% 0. 04%

ﬁ;
w
=
H
N
p=i




FEZREB—F TR HAE 2017 &5 4 FRME

3.2.2 BEEFFAEMURE ¢ R FEM KRR KL R B S B A 2 R

s3] e 2 d

] 5 2 2 i — 5 5 WP T AR 7 AR 0 SR T P (UG e R 5 () U0l 29 b i B o
il 2 119y Sk 35 ) EE I

214%

1.43%

0.71%

0.00%

-0.71%

-1.43%

2017-10-05
2017-12-22

[ =
o o
+ el
o o
0 0
- -
o o
b il

2015-11-03
20168-01-20 |- 4------

= RIAPE R Ai — TF Sf JELTE ML T ARl s G R U P (ROIR e — Dot o Qe - O LT AL Aol S L R e 3E o i

Sﬂ;
~
=i
H
N]
=i



FR RGBT R 2017 55 4 ZHRE

] 4 2 2 A — 5 5 I 8000 7 O - 00 400 38 T H (LI R 3R s [l Bl 235 L A i HE S
fui % 1 P sk 7k #s) LE B

17-02-13
17-07-19

I
(=]
=+
2
w
=

20160824 -
16-09-10
POE-1T-2F bl

2018-071-20 - --4-----

o [Tv] i
L= [=] (]
= =] o
A — —
u = I
= = -
[=1 [=1 [=1 [=1 [=1 [=1
3 3] o 3 o o 3] o

|—lililﬂ1‘--*.r:-5 (L2 i R U P9 1 o el o o (A B s el 6 R 2 2 4 B Ry Bt B TR o [ 8 2 E'I'IE{ﬁ.'ﬂ%:-|
W ARESERAEMH N 20154 11 A 3 H, #HBARESWESERME, BESERANZ
Htg 6 AN H e 5E & 1048 02 20 & LU 13 & 4 TR OG0 T 00 V0 B AR R BR AR (0 DR 20 . ANBE 4
O 5 RO % B PG B LR S RS A R L. BOR HDN 2015 4 11 H 3 H & 2017 4 12
31 H.

§4 BHEAMRSE

41 E&2H (RESZHDH) i

ARG AR | %A ‘
; L
e WE emam | mEam R Vi

#hi gk, Wit ML
W5 & HARAA
Bk e, PR

B G, T
1A | 2015 4F 11 E Br ik 257 A BR 5714 A | €
L P e 20 4 F RS M A 2 H 4T
o G, BUEE A % (R

BT BR 2 ) 5 5 BT A
S, A7 R AR
EFF I 4 [ A 2R 2

"
o
=
pis:
N
=



B AR ER—FRPFHGH 201755 4 F 5 RS

a5 20— 4 € T TR
i RIE T R R e B
2R B4 A E T R
FRALF IR E S, BAFY
TR AR AR VR 5 B AIE I #5552k
S [ A 2 DR 2R 4 5 [e] 4
i MR R e M5
2R A E R A BE SR 4R R
. WA ZIREAIALE
Wl RIE SR B S [
73 2 DR 2 26T AR 8 Y
TF 8 2 2 R s 77
B A o B A 2R AR 2l
o1 2 48 € W TR 7R 2 R
EXIEFRERER S
o

PABIiR: E P BN 2
24, SR, M
AT (CFA) o« RAERG )5
B 4 [ s Ui 3R R T R
2014 4F 10 AN ANEF 22 {7
B4 %] 2016 4E 7 RO HSZMEH, IAT
i H5H [ 75 2 R B i — 4 8 T
RS AR B A H
7 7 AR R A B AE 5
Tt 5L 4 K H 75 1 R 12 H Al
fiit it 75 BYIE 7 #8024 5

GLH,

e AEHRH 0 3 G 1R A2 R H B4 3 A8 RO A4 BRI e IR 2R MOk (35 S A
ATk P2 CGIEZR AL A 53 BEAR A B0 A SR BLE

4.2 EENXRE BN A E S T (5 15 5L U

WE N, AESEENKRET GEFREESER) « (EARREHFE
WP MRS SR R e R e G R LHAM SRR R E , AF W15
B 5T 0 R R BAE AR B, AR PR R KU I S A, N R e B A
BWRE Az . RGN, AEGIEEGEEN, MM RIS & RN E LS
GRS EEPNE I F A ORI

ﬁ;
(o2}
=
b
N
p=i



ARG B —F R PFHMH 2017 F 5 4 FERE

4.3 AR GE TP

4.3.1 232 5 il B BIAT 15 L

AN, RIEGERANTHIAT T GEFHR TR ST AT AT 56 EiE S
B MmN E AP AHREIEL . AR, AEESREBREE N A A1
AT N -
4.3.2 RER BT AT HA

et I, AT G R R AR R EL N G G AR R K R A 5 AT s B
FEAE T BB G52 558 5 Fiv o~ JF a4 1R H I 1 58 5 i A8 e /0 1) B 22 oy B et ik
ZUESF 2 H S B 5% 1 .

4.4 5 P9 H G 1R H SRS R 1E 24

2017 SEDYZ=PE o [J 2 R AR ORHF 1 B0 AL, A 2255 B2 U5 AE S 45 Y 1 OR
RIS 55, b BT A A (B A FR O BR ST T 2 9k 45 s ) e 6] s b 7 8 45, L5 ™ 4%
PR L W 52 B G R M AT AR, B R BTt 4R R T AR . M T T, 23
TRAE SR AT, B2 TS IR, Tk S AR AE DU = FE 4k SRR IR T, T
b b 28 R 3 T DR AE R, A% B ARG AT R R R KT . BRI, BT T BOR E
RILILERFRGAE TPk, RATHE ATF T HIEIAY, REFRBITE P2, EIIFER
BB, Bl S < Rl IBUR S G Vi s R R R AT AT I BT AR
e, RS I AN IR S ARAT B A 5 K

VU577 11 37 FE R R ik, 10 H IR R G e e 88 F Bk, o5 15 52T 37 th R
BEORME R, UL AH RS Mk Z i B e, R RRKEH R, 12 HRLAF
AL ik e AN TR AR S 3 D AR AT R AR B B R T

BeBs BT, A 2017 SFEIUZFERFF 1o IR A5 5, U398 Bl
AN R VEAE 60y 3 EE R A A

4.5 REM AR EH SR

Bl AR R B 2 DR o B SR DT IR A 2R iy AU E N 1. 0380 T,
AR B B O BB K0 0.00%: 48 2 AR 1R [ 73 22 R B4 — 41 g T Ik
57 C I AHFE Y 1. 0290 Jo, AR5 Ak & 00 B0 E R -0, 10%;  [A3HME
G 2 R0 0. 68%.

#
~
=
H
N
p=i



ARG B —F R PFHMH 2017 F 5 4 FERE

4.6 |ERAESTHFE ANBRE ST #ERERHA

T

§5 BEASWE

51 MEMAKEESEETHEREMN

i H

i ik <5

LB AR BRI (%)

B 45 B

Hep: B

MG

[ R A 45 B

564, 860, 778. 40

Hrp: fide

564, 860, 778. 40

B SCRHIESE

AR 4

B R AR AR

TN IR 3™

Horbre KW SR SRR 5
S

BUTAE RIS 4 e i

7,291, 508. 22

1.24

oAt 5

13,924, 688. 74

2. 38

9

#rit

586, 076, 975. 36

100. 00

5.2 RERIBIT USRI BERERRAS

A ARG AR R BEE

5.3 I ERIZA ROE S E SR 13E BB R/ KR 14 B4 B 40

A G ARG AR RFFA B

5.4 G HREHTF AT RNAFRRAE

=

Fs

157 i i

NRHE o)

i 2 B B

AL (%)

1

EERiE

2

AT I

3

e i

Horp. BURPEERLA

Ak i 7

255,913, 778. 40

64. 75

A oMb T i 8 77

160, 719, 000. 00

40. 67

H RS

148, 228, 000. 00

37.51

E i)

o |lN|lo|lo |

A 2

#

=

H
N
p=i




FR RGBT R 2017 55 4 ZHRE

9 | HAth - -
10 &t 564, 860, 778. 40 142.93
5.5 MEHRIEA RUHME 5 E ST = 15E L K /MEERF B BT B2 R R A4
FE | R BRaw | MR GO | AnhE Go | o
bl (%)

1 136025 15 ¥58% 01 330, 000 32,630, 400. 00 8. 26
2 122236 12 M5 HE 01 311,720 31,112, 773. 20 7.87
3 041764001 17 RMEFE CPOO1 300, 000 30, 240, 000. 00 7.65
4 101760002 17 242 MTNOO1 300, 000 29, 742, 000. 00 7.53
5 101663005 | 16 == Fd 4% B MTNOO1 300, 000 29, 661, 000. 00 7.51

5.6 R &R A RHE 5 & B3 E LI/ R R BT+ 48 B SCRAIESS 85
21|

AN B g AR T IR AR5 5177 SCRFIETR

5.7 MEFIRZ LA RYE S E SR E LB/ DEF R EE SRR T AH
REGEMEPIARARFE TR

5.8 A WIR LA FOMHE o F S 3 7= 18 E Lo B /N HE R I T T4 BGIE 3 3% B 40
AR FE AR IR R FF A BUIE .

5.9 R & WIRAEE S BRI B B 53 5 1% L v B
AR B AR IR R Fr A B 6 Bt

5.10 HFE A G E ME

5.10.1 REFNESBRIIT +RZIERRRT EAEAEBERIDLREE, RER
HF HET—ENZBATFBR. LT,

5.10.2 ZEERFEMATEBES, BARBRBHESA RN E &IEREEZ I

=,

5.10.3 HAh % P2 H Bk

Fe LR G ()
1 FHRES 38, 861. 27
2 MSCIE 25 7 Bk -
3 Vgl -




ARG B —F R PFHMH 2017 F 5 4 FERE

ISR eSS

13, 885, 827. 47

S YA FR

FoAth B2 AR

e 9

HoAt

Ol |~|o o |~

#rit

13,924, 688. 74

5.10.4 IR HFHRFFA 1 4b T B K AT 6t 5 A A
AT G AR IR AR FFA AT 5B T 54 fit
5.10.5 IR H KA 48 MR o A AE L iE 52 PR AT 0 1 e A

A G ARG RRFFA B
5.10.6 A G & ER Al SCFHR E 2
W DU AN, 73 B2 A5 & v T2 8] R REAF fE R 22

§ 6 AR MR

AL
FiH 72 R — e T | B REE— 4 e T
AT Z A B AEFF C
i A AT R 4t AU A0 683, 739, 193. 15 49, 099, 138. 74
i 30 1) 4 A R e £ 8 255, 947, 151. 10 344, 023. 32

IR AT i 303 30 1) 26 < L B [m] 9 45

567,919, 967. 32

40, 374, 727. 48

A 755 ST 18] 5 < 3 73 22 50 63 B (A7

?}ﬁ//l\ w\”_”iﬁﬁ” )

A5 7 ST R e < 3 00 i 371, 766, 376.93 9, 068, 434. 58
$7 EEBHANBHBEERERBLEEH N
A WIS EE AR REARS.
§8 EMBEERENHMEERFR

8.1 REF AR —REFIFHFESHPLH XD ST 20% HIHH 5
% 35 P R A AR A 1 T et WA R B 1 0
) = i 4 ] Kl 185t 13 %5 b
ig 1 | 20171001-20171113 | 240, 010, 800. 00 - 240, 010, 800. 00 0.00 | 0.00%

010 T k12 W




BEZRER —F T MR FR 20075 F 4 FEHRE

:2 2 | 20171114-20171231 192, 677, 263. 97 192, 677, 263.97 | 50.59%
(A
/I\ — — — — — — —
A
H
b

77 R AU

A FE AR T A IR — PR B R R AL B G 20% 8916 T, AT REAE AR R AR [ B KU, I S BUE G E
ﬁﬂo%%,MW&%%@EF,T%%ﬁ%%ﬂ&i%ﬂ¢ KT B g I IEH B4
BB R LSS . 3R S SR U BEAIE A 507, JFRERIDUA R il PR IE /D BT 1 B L&

8.2 MM HH IR HMERF R
T
§9 HAXMHHER
9.1 HEXMFHER

9. 1.1 rv [EIIE i 2> it e ] 75 22 O 26 3 — 4 2 P U5 27 L UIE - 4R B < S R 10
A

9.1.2 (HEZF2OREE— 1 WITT IR 5 BOIE S % 3 R e FE & 5 A

9.1.3 (HH 2 REF —F 8 WFF R G 77 BUUE I3 #5856 S FBE i)

9. 1.4 FEEMHANWFS TS, Bl HE

9. 1.5 0w WA B 2522 08 05 08— 4F € I I3 93 U OIE I3 % B < AR 98 8 4K b
AN

9.1.6 HEIE M 23 R i FoAth SO fF

9.2 fFiHE /5

E 2 R & AR A A, Huhk: b5t a3 X & @l KT 28 5 B 8 28 7 45 0
2 5tk 11 2
9.3 &R

9.3. 1 B LT TE] A B A2 &) e 9 A [
9. 3.2 BEANT MWL E LS M EE: www. gsfunds. com. cn
9.3. 3 RAT A A\ % 7 55 MG HE ] . 4009-258-258

B 110 12 |




FR RGBT R 2017 55 4 ZHRE

#
p=i
H*

EEF2RESEEGRAF
20184 1 A 20 H

,_\
[N}
=



